INTERIOR NUMERICAL APPROXIMATION OF BOUNDARY
VALUE PROBLEMS WITH A DISTRIBUTIONAL DATA

IVO BABUSKA AND VICTOR NISTOR

ABSTRACT. We study the approximation properties of a harmonic function
u € Hlfk(Q)7 k > 0, on a relatively compact subset A of 2, using the Gen-
eralized Finite Element Method (GFEM). If Q@ = O, for a smooth, bounded
domain O, we obtain that the GFEM-approximation ug € S of u satisfies
lu—usllgray £ ChY||ull g1-k (o), Where h is the typical size of the “elements”
defining the GFEM-space S and v > 0 is such that the local approximation
spaces contain all polynomials of degree k + . The main technical ingredi-
ent is an extension of the classical super-approximation results of Nitsche and
Schatz [20, 21]. In addition to the usual “energy” Sobolev spaces H!(O), we
need also the duals of the Sobolev spaces H™(O), m € Z.
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INTRODUCTION

Let us consider the Neumann problem

Au=0 on O,

1
M du=g€ H32O0O) on O,

where O is a smooth, bounded open subset of R™, 0O is the boundary of O, and 9,
is the directional derivative in the direction of the outer unit normal v to 8O. In
this paper, we are interested mainly in the case r < 1, r € Z, and we are looking
for the approximation properties of the solution u € H"(QO) on suitable subsets of
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2 I BABUSKA AND V. NISTOR

For v € H"(O), r € R, r > 3/2, the boundary values (or traces) v|so and
d,v|po are defined classically, because the restriction to the boundary extends by
continuity to maps H"(0) 3 v — v|po € H"~/2(90) and H"(0) 3 v — dyv|so €
H"=3/2(00), see [11, 31] for example. For r < 3/2, this is no longer true in general,
but for v = u, we can take advantage of the fact that u satisfies an elliptic equation,
so it is still possible to define d,u € H"~3/2(00) [15] (see also [18, 28]). We can
assume, without loss of generality, that O is connected, that is, that O is a domain.

It is then known [15, 26, 28] that a solution u of Equation (1) exists for any g
such that (g, 1)so = 0 and that this solution satisfies

(2) lull 0y < Cllgll grr-s/200)5

with a constant C' that may depend on r, but is independent of g. (Here (g, 1)s0 is
the value of the distribution g on the function constant equal to 1, thus (g, 1)so =
Jo0 9(x)dS(z) if g is a function.) In particular, to solve the boundary value problem
(1), it is enough to do that for g,, € C*(90), g, — g € H"=3/2(d0). The estimate
of Equation (2) will be discussed in detail in [6], where more references will be given.
In that paper, the case Au # 0 will also be considered. In this paper, however, we
avoid all together the issue of defining the traces u|spp by introducing in Section 4
a variational formulation of the boundary value problem (1). This also leads to a
quick derivation of Equation (2). See also [18].

The consideration of the case when g € H"3/2(0), r < 3/2, when g is a
distribution rather than a function, is important in order to be able to handle the
case of “concentrated moments” and “concentrated loads,” see for example [27].
The concentrated loads and moments are distributions concentrated at one point,
so they are obtained by taking derivatives of d-distributions. See Example 1.4 and
below for the definition of the delta distributions and of their derivatives. Most
of our results work without any reference to boundary conditions. However, the
definition of the numerical (or discrete solution) is more difficult for the Dirichlet
problem, so we do not address this problem explicitly in this paper.

Let © C R™ denote a bounded, connected, open subset of R™ (i.e., Q will be a
bounded domain). We do not assume that €2 is smooth, unless explicitly mentioned
(if © is assumed to be smooth, then we shall use the notation O instead of Q).
Recall that A € B means that A is bounded, is contained in the interior of B and
0A and OB are disjoint (i.e., A is a relatively compact subset of B). If A €  is an
open subset, then the solution u of Equation (1) will be smooth on A for any r and

(3) lull may < Cllull gr o),

with a constant C that depends on A, €2, r, and m, but is independent of u satis-
fying Au = 0. An important problem, with potential practical applications, is to
approximate on A the solution u of Equation (1).

In this paper, we prove several results on the approximation of the solution u on
subsets A € O using the Generalized Finite Element Method. Let S, ¢ H™(O),
m > k + 1, be a sequence of Generalized Finite Element Spaces associated to a
sequence %, = {wY, ¢¥, \I/j’f,w;f”}jyz”l, v € Zy, of GFEM—data with typical size h,
satisfying the assumptions of Subsection 2.3 (so, in particular, h, — 0). Then
Theorem 5.8 gives that the sequence of GFEM-approximations u, = ug, € S, of
the solution u of the boundary value problem (1) satisfies

(4) [ = w1 ay < CRYJlull k(o)
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provided that our local approximation spaces contain all polynomials of degree
k+vy,v>0.

The idea of considering partitions of unity and of the Generalized Finite Element
Method was introduced by Babugka, Caloz, and Osborn [3]. It was further devel-
oped in [2, 5, 16], and [4]. The Generalized Finite Element Method is used today
in Engineering under various names, such as: the method of “clouds,” the method
of “finite spheres,” the “X-finite element method,” and others. The Generalized
Finite Element Method is a generalization of the mesh free (meshless) methods
which use as a paradigm the idea of partition of unity introduced in [3, 5, 14] and
[16]. See [2] and [14] for further references.

We stress that our results require not just the energy Sobolev space H!, but also
negative order Sobolev spaces H !, defined in this paper as the duals of H!, [ € Z.
One of the main reasons for the need to consider the negative order Sobolev spaces
is that the solution w is in H'~*(Q2), and not in H'~*(Q), in general. Moreover,
even if we approximate the boundary data g and the solution v with functions in
H', then it will still be important to use the norm on a negative order Sobolev
space in the estimate of the error.

Here is now a brief description of the contents of the paper. We continue to
assume that  is a bounded domain, but we do not assume that € is smooth, except
when explicitly mentioned. A domain that is assumed to be smooth will be usually
denoted by O. In Section 1, we set up the notation and we establish our conventions
on Sobolev spaces. Section 2 contains a quick review of the necessary definitions
involving the Generalized Finite Element Method (GFEM). Our main results are
statements on a sequence S, of GFEM-spaces satisfying the assumptions of Sub-
section 2.3. Our assumptions are formulated in terms of four general conditions
(Conditions A(h), B, C, and D), formulated in Subsection 2.2. The spaces S, will
contain the sequence u, € S, of approximations of the solution u to our bound-
ary value problem (Equation (1)). The following section, Section 3, contains the
calculations necessary to establish our interior estimates for the sequence u, € S,,
v € Zy. Our approach follows, to a certain extend, that in the article of Nitsche
and Schatz [21], relying also on Wahlbin’s survey article [33]. The main differences
between the approach in Section 3 of our paper and the approach in [21, 33] to inte-
rior estimates are due mostly to the fact that several assumptions from those papers
are not fully satisfied in our approach. As in those articles, the main step is a super-
approximation property, Proposition 3.7. The proof in [21, 33] cannot be used to
obtain Proposition 3.7 because the property “0%w = 0 if || is large,” is not satisfied
in general for w € S,,. For the results of Sections 4 and 5, we assume that 2 = O is
smooth. In Section 4, we introduce a weak formulation of the Neumann problem (1)
and the Galerkin approximation (or GFEM-approximation) ugs € S of the solution
u. This is based on an extension B of the form B(w,v) := Jo Vu(z) - Vo(z)dz
to the case when v € H*=1(O) is arbitrary and u € H'~¥(O) can be written as
u = uj + ug, where Au; = 0 in distribution sense and us € Hl((’)). We also es-
tablish a well posedness result for (1) by establishing that the extension B satisfies
the Babugka—Brezzi condition. In Section 5 we exploit the definition and properties
of the Galerkin approximations w, := ug, € S, and of the form B. Several esti-
mates for u € H'7¥(0) and its approximations u, are established in this section,
including the main theorem, Theorem 5.8 (whose main conclusion was summarized
in Equation (4) above). The last section, Section 6 contains, in particular, a proof
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that, for a domain € with piecewise C''-boundary, we can construct a family of
partitions of unity S, with typical size of supports h, — 0 that satisfies the as-
sumptions of our main results (i.e., the assumptions of Subsection 2.3) for a fixed
choice of the structural constants (i.e., of A, Cj, o, k, A, and m). For this con-
struction, we assume that the local approximation spaces are ¥; = Q,, the space
of polynomials of degree at most A. By contrast, it is not possible to find a family
of partitions of unity as above for domains with cusps, see Remark 6.7. For suitable
g € Hfl/sz(a(’)), we plan to perform some concrete numerical simulations in a
future paper [7], where we shall also give more examples of domains and partitions
of unity satisfying he Assumption (iv) of Subsection 2.3.

We shall write x := y if x is defined by y. By C we shall denote a constant
that may depend only on the dimension n (O C R™). By A, Cj, o, k, A, and
m, we shall denote the so called “structural constants” introduced in Conditions
A-D (Subsection 2.2). The structural constants will remain fixed throughout our
discussion. By contrast, C' will denote a generic constant that may depend only
on the structural constants (and, occasionally, on subsets A, A’,... C €, when
explicitly mentioned).

The second named author thanks G. Grubb, A. Schatz, and L. Wahlbin for
some useful references. A. Schatz has also made some useful comments on an
earlier version of the manuscript, for which we are grateful.

1. PRELIMINARIES

We begin by fixing the notation and terminology. We denote by R the set of
real numbers and by C := {a + In,a,b € R} the set of complex numbers. Also,
N={1,2,...} and Z; = {0} UN. By L?() we shall denote the space of bounded,
measurable functions f : @ — C with norm Hf||2L2(Q) = [ |f(z)|?dz. (As usual,
we identify two functions that coincide outside a set of Lebesgue measure zero.)

We shall use the multi-index notation for partial derivatives. Namely, a =
(ai1,...,a,) € 27 will denote a multi-index and 0%u := 07" 957 ... Oy u, as usual.
Also, |a| == a1 + ag + ... + ay, is the order of the partial derivative 9¢.

From now on we shall assume that ) is a domain, that is, an open, connected
subset of R™.

1.1. Sobolev spaces. We now introduce the integral Sobolev spaces on 2. This
is enough for our purposes. Let s € Z,. Then H*(2) is the space of functions
f € L*(Q) such that

(5) A2 =D 10°fllF2(0) < oo
la|<s

The space H§(Q) is defined as the closure of C°(Q2) in H*(Q).

We define the negative order Sobolev spaces by duality. Namely, H*(Q) :=
H#(Q)*, the dual of H*(2), s € N. We shall denote by (w, ¢) = w(¢) the value
of the linear functional w € H=*(Q2) on ¢ € H*(). Then the norm on H*(Q) is

given by
[(w, )]

1l s (2)
Our definition of negative order Sobolev spaces by duality follows [10, 22, 25],
for example. Note, however, that the negative order Sobolev spaces are often

. 0#¢€ H*(Q).

||w||H*S(Q) = sup
[
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also defined by restriction from R™, as in [11, 15, 31], for example. The space
of restrictions to € of distributions in H~*(R") is the dual of H(Q2), and will be
denoted Hj *(€2). The spaces H; *(2) = H§(Q)*, s > 0, will also be used below.
When 2 = R"”, these two approaches yield the same spaces, but for general ) they
may lead to different “negative order” Sobolev spaces. The spaces H*(R"),s € R,
can also be defined using the Fourier transform.

1.2. Distributions. Since C*(2) C H*(Q2) for any s € Z, we obtain that every
w € H™%(Q), s € Z,, defines a distribution on . For s < 0, the spaces H*()
consist, in general, of distributions and not of functions. We shall not use any
nontrivial results on distributions, but we shall use the terminology related to dis-
tributions, so we now review a few needed definitions. Let Br(0) denote the open
ball of radius R centered at the origin. Also, let C°(R™) be the set of infinitely
differentiable, complex valued functions that vanish outside a ball B(0), for some
large R > 0. The elements of this space are sometimes called test functions. A
linear map w : C°(R™) — C is called a distribution on R™ [12, 13, 31] if, for any
R > 0, there exists m € Z; and C' > 0 such that

6) |u(o)|<C Z |0%®|| L2, if ¢ € CF(R™) and ¢ =0 outside Bg(0).

la|<m

This definition does not exclude the case when larger and larger values of m and C'
have to be chosen as R — oo, and in fact this situation actually occurs in specific
examples. The set of distributions on R™ will be denoted D’'(R"™).

We now fix more notation and terminology. If f is a function, then the closure of
the set {f # 0} is called the support of f and will be denoted supp(f). Therefore,
any ¢ € C°(2) has compact support. We shall also write (u, ¢) := u(¢) for the value
of the distribution u on the function ¢ € CS°(R™). The support of a distribution u
is the smallest closed set F' such that (u,$) = 0 for any ¢ € C°(R™ \ F).

Here are some examples of distributions and constructions based on distributions

that are useful below.

FEzxzample 1.1. If f is a measurable function on R™ that is integrable on any closed
ball in R" (i.e., it is locally integrable, or f € Li _(R™)), then we can define

loc

(™) (1.0)= | F@)olw)ds,

for any ¢ € C2°(R™). Thus any f € L (R") defines a distribution on R", that is,
LL_(R") C D'(R™).

loc

The derivatives of distributions are defined by duality.
Example 1.2. The derivatives 0%u of a distribution u are defined by
(0%, ¢) := (=)l (u, 8 ¢).

1.3. Sobolev spaces on the boundary. We shall also need the definition of
the spaces H™T1/2(90) for O a smooth, bounded domain and m € Z,. Then
H™F1Y/2(90O) consists of the restrictions to O of the functions in H™+1(0) with
norm

(8) [ll zrms1r200) = Wl mss(0),s
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where w € H™1(0) is the unique solution of Aw = 0 and w|so = v (m € Z4). An
equivalent norm is given by inf [|u|| gm+1 (0, where u € H™1(0) satisfies u = v on
00. It r =m+1/2, m € Z,, the space H™"(90) is defined as the dual of H"(01).
We shall denote by (v, @)oo = v(¢), the value of v € H~"(9O) on ¢ € H"(9O).

Example 1.3. If n = 2, then each connected component of 0O is diffeomorphic to
St the unit circle. It is therefore enough to define H"(S1) in this case, which has a
more concrete description. Let f € C>°(S*). Then, up to a multiplicative constant

9) 11y =7 D 1f@)PA+ )™,

n=—oo

where 27 f(n) = fol f(e¥™9)e=2mm9q9 n € 7, are the Fourier coefficients of f. Then
H"(S) is the closure of C*°(S) in the norm || f|| gr(s1y.

The following example is relevant for the discussion of concentrated loads and
moments.

Ezample 1.4. The Dirac measure (or distribution) concentrated at a € 90O is the
distribution ¢, defined by

(0a; PYoo = P(a), ¢ € C>(D0O).

An explicit calculation shows that §, € H~(~1/27¢(90) and the resulting norms

behave as ||0q || gr—n-1)/2-e & e /2 — 00 as € — 0.

In Section 4, it will be convenient to use another definition of fractional Sobolev
spaces on 0O, which yields a more suitable form of the inner product. Namely, let
A be the Laplace operator on 0O. Recall that A is defined by

—(Av,v) = /ao |Vo|2dS ().

Then let u; € L*(90), j € Z4, be an orthonormal basis of L?(00) consisting
of eigenfunctions of —A, that is, —Au; = Aju;. We can assume that A; < A4
for all j € Z4. In particular, it follows that Ag = 0 and that wug is constant on
each connected component of 9O. We then define H*/2(00) to be the set of those
functions u = 3, aju; € L?(90) for which

||U|\ils(a(9) = Z(l +A))%|a;]? < 0.

J
If also v =3, bju; € H*(9O), then the inner product in H*(90) is given by
(4, 0) 00y = D (14 A;) a;b;.
J
The advantage of this formula is that it is immediately seen that
(10) ( Dnw00) = [ ulw)ds(e).

for all s > 0. For s < 0, the same conclusion follows by duality.
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2. THE GENERALIZED FINITE ELEMENT METHOD

We now recall a few basic facts about the Generalized Finite Element Method
[2, 5, 16]. This method is quite convenient when one needs finite element spaces
with high regularity. Most of the results of this section work for a general bounded
open set €1, except the application to the boundary value problems, Section 4, in
which case we shall need to assume that 2 has a smooth boundary.

2.1. Basic facts. Let k € Z;. We shall denote as usual

ulwr.ce @) == gllfﬁ [0%ull L= (@), llullweoo(o) = lfél‘agz [0%ul| Lo ()
Whe(Q) := {u, [ullwr.oe @) < oo}, and [[Vwlwre(q) = Zj [0;wllwr.c@)- In

particular, |ulwo.(q) = [[ullwo.«() = [lullL= (o).
We shall need the following slight generalization of a definition from [5, 16]:

Definition 2.1. Let 0 C R™ be an open set and {wj}j-\;l be an open cover of {2
such that any x €  belongs to at most  of the sets w;. Also, let {¢;} be a partition
of unity consisting of W™-*°(€2) functions and subordinated to the covering {w;}
(i.e., supp¢; C @,). If

(11) 10°65ll L= () < Cr/(dlamw;)*, k= |a| <m,

for any j =1,..., N, then {¢;} is called a (k,Co,Ch,...,Cy,) partition of unity.

Assume also that we are given linear subspaces ¥; € H™(w;), j = 1,2,...,N.
The spaces ¥; will be called local approzimation spaces and will be used to define
the space

N
(12) S =Sgrem = {Z(’ijj’ v; € \I/j} - Hm(ij),
J=1

which will be called the GFEM-space. The set {w;, ¢;, ¥;} will be called the set of
data defining the GFEM-space S.

A basic approximation property of the GFEM-spaces is the following Theorem
from [5].

Theorem 2.2 (Babuska-Melenk). We shall use the notations and definitions of
Definition 2.1 and after. Let {¢;} be a (k,Co,C1) partition of unity. Also, let
v; € ¥; C HY(wj), tap = Zj o;v; €5, and d; = diamw;, the diameter of w;.
Then

lu = wapl|Fa () < KOG Y llu—v5l12sq,,) and
J
(13) c?|| 12
tllu— ;72 w;
IV (0~ uap)lifscey < 2630 (g + IV =)l
; J
J

2.2. Conditions on GFEM data. Our main results will involve a sequence of
GFEM-spaces S,. Let {wj,¢;,¥; };V:1 be a single, fixed data defining a GFEM-
space S, as in the previous subsection, and let 3 := {w;, ¢;, ¥;, w7}, where w} C w;.
We now introduce some conditions on ¥ that will be used in the next subsection
to formulate our assumptions on the sequence 3, = {w;-’, o7, \I/;f,w;”};-\f:l’l defining
GFEM-spaces S,, v € Z,, studied in this paper.
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Recall that w is star-shaped with respect to w* C w if for every = € w and every
y € w*, the segment with end points x and y is completely contained in w.
Condition A(h). We have that Q2 = Ué\’:le and for each j =1,2,... N, the set
wj s open of diameter d; < h <1 and w; C w; is an open ball of diameter > oh
such that w; is star-shaped with respect to wy.
Condition B. The family {gbj};y:l is a (k,Co, C1,...,Cn) partition of unity.
Condition C. For each j = 1,2,..., N, the space ¥; contains all polynomials of
degree A and

(14) lwilz(w;) < Allwllmiwr
forany w € ¥;, any 0 <1 <m, and any ball w* C w; of diameter > ch.
We shall need to use “admissible” subsets of €2, a class of subsets that we now

define.

Definition 2.3. Let ¥ = {w;, ¢;, ¥;,w}}}L ;| be as above and U C Q be an open
subset. Denote by J(U) the set of those indices j such that w; C U. We shall say
that U is admissible for 3 if, for all j =1,... N,

(i) ¢; =1onw; and

(i) ZjEJ(U) ¢;j=1onU.

We can now formulate our last condition.
Condition D. The domain Q is admissible for the set ¥ = {wj,¢j,\llj,w;}§vzl
defining the GFEM-space S.

Let us notice that, in view of our previous conditions, Condition D amounts to
the fact that ¢; =1 onwf forall j=1,..., N.

2.3. Assumptions. We are now ready to formulate our assumptions.
(i) We assume that we are given a sequence ¥, = {wY, ¢, \I/j”-,w;-‘”}éyz”l, veEly,
defining GFEM—spaces S, .
(ii) There exists constants A, C;, o, k, A, and m and a sequence h, — O,
as v — oo, such that ¥, satisfies Conditions A(h,), B, C, and D for each
IS Z+.

The constants A, Cj, o, x, A, and m will be called structural constants. Note
that we must have N, — oo as v — oo. For simplicity, we shall say below that
the sequence ¥, satisfies the Conditions A-D instead of saying that it satisfies the
conditions A(h,), B, C, and D.

Let us recall now the following standard lemma.

Lemma 2.4. Let ¢; be measurable functions defined on an open set W. Assume
that there exists an integer K such that a point x € W can belong to no more than
K of the sets supp(v;). Let f = Zj j. Then there exists a constant C' > 0,

depending only on k, such that Hf||§{l(w) <C3; ||z/JjH12LIl(W).

Proof. The inequality

(15) lay 4+ as + ... +ayu|* < M(|a1\2 +lagf* + ...+ \aM|2),

with k < M, gives the desired result. O

We can now establish the following proposition.
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Proposition 2.5. Under the assumptions of this subsection, we have that there
exists a constant B > 0 such that

(16) lwl gy < BhytwllL2wy,

forall0<t<m,veZy,wesS,, and U C Q admissible for ¥,. The constant B
may depend only on the structural constants A, C;, Kk, A, o, and m (in particular,
it is independent of v, u, and the admissible set U ).

Proof. Let us denote h = h,,, for simplicity. Let w € S. Since U is admissible, we
have that w = ) ¢jw; on U, with w; € ¥;, the sum being taken over all j such
that wy C U. Then Lemma 2.4 and Assumptions A-D give

t
|U/@1t(U) < Cz Z \¢j|€vl,m(wj)|wj@1tfl(wj)
0

i =
t
27 —21 p27,21—2t|, |2 27 —2t 2
§szqh B-h |wj|L2(wj) SCA h Z|wj|L2(w;)
j 1=0 J
—2t)[, 1|2
<Ch Hw||L2(U)7
where all the structural constants C' above depend only on the structural constants
A, Cj, 0, k, A, and m. This proves the result. O
We obtained right away that, under the same assumptions as those in the above

proposition, that

wll ey < Bhylwlr2w), w € S.
In fact, this equation is equivalent to the proposition. Recall that the constant m

is the fixed integer appearing in Assumptions A-D.

2.4. Remarks. We now include a few simple remarks that will help clarify the
above conditions and assumptions.

Remark 2.6. Condition A(h) implies that the diameters of w; are comparable with
h. Indeed, d; := diam(w;) > oh.

Remark 2.7. The explicit inequalities implied by Conditions A and B are
(17) 195 llwr.oe @) < Cht, 1=0,1,...,m,
by Definition 2.1.

Remark 2.8. Condition C is satisfied, for example, if ¥; = Q,, the set of polyno-
mials of degree at most A > 1, see Section 6.

Remark 2.9. A typical example of an admissible set is obtained as follows. Fix a
subset J of indices j and let G be the set of points where } .. ; ¢; = 1. Then the
interior of GG is an admissible open subset of (2.

Remark 2.10. If U C ©Q is an admissible open set, then the sets w? C U, must be
disjoint. Moreover, the boundary of U cannot be arbitrary, see Remark 6.7.
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Remark 2.11. Let, for each fixed j, {w;;} be a basis of ¥;. Assume that  is
admissible. Then {¢;w;;} is a basis of the GFEM-space S. This is an important,
non-trivial consequence that is not always satisfied, see for example [29, 30].

Finally, let F be a family of open subsets of 2. We shall say that F satisfies
the v—chain condition if for any ) # Ag € A, C €, there exist Ag € By € By €

. €@ B,y € A, with all B; € F. The family of subsets of 2 admissible for
¥, satisfies the v—chain condition for h, small, see Lemma 6.5 (the proof of this
fact requires that € be admissible for all 3,, namely Condition D). It is likely
that all our approximation results remain true if one replaces Condition D with the
conditions that the family of subsets of 2 admissible for ¥, satisfies the v—chain
condition for h, small enough.

3. INTERIOR ESTIMATES FOR THE GFEM

From now on, we shall assume that 3, = {w}’, ¢y, w7, w;‘”}, v €N, is a sequence

satisfying all assumptions formulated in Subsection 2.3. Also, S, will be the result-
ing Generalized Finite Element Space of Equation (12) associated to the data and
h, — 0 will be the corresponding “small parameters.” In this section, the set (2
will be a bounded, connected open subset of R™ (i.e., Q will be a bounded domain).
We shall not require in this section that Q have a smooth boundary.

In the following, we shall occasionally drop the index v, in order not to overbur-
den the notation. For instance, we shall denote S = S,, h = hy, w; = WY, and
so on, when the index v is understood. Also, recall that the structural constants A,
Cj, 0, Kk, A, and m appearing in Conditions A-D, except h = h,,, will be fized in
what follows.

3.1. H?-approximation. We shall need a basic result on the approximation of
functions in H*(f2) with elements in the GFEM-space S, extending Theorem 2.2.
Only the case s = 1 will be needed in this section, but later on we shall also need
the general case.

For the following result, we shall need the well known Bramble-Hilbert lemma
in the form given in [9]. Let us recall this basic result in the form that we need
below, as well as the relevant definitions. Let w C R™ be a bounded, open set and
let

Pmax(w) = sup{ p, Q is star-shaped with respect to a ball B C w with radius p }.

The chunkiness parameter v(w) of w is then y(w) := diam(w)/pmax(w).
If f is a smooth function, let

n ()
Qu.rnl(@) = FW)+D i f (W) (wj—y;)+. .+ > ! a!(y)

j=1 |a|=t

(x—y)*, al=aq!...a,l,

be the Taylor polynomial of f at y of degree t. If B C w is an open ball, then Q*f,
the Taylor polynomial of degree t € Zy of f averaged over B is given by

(18) Q'f(x) = /B Qy 1.n(2)65W)dy,

with ¢ € C°(B) a function with integral 1. (In [9], this polynomial is called the
Taylor polynomial of order t + 1 of f averaged over B.) Note that, by integration
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by parts, we can extend the definition of Q'f to f € L?(w). We assume that all
the functions ¢p are affine equivalent to a fixed given function.
We shall need the following lemma (Lemma 4.3.8 from [9]).

Theorem 3.1 (Bramble-Hilbert). Letw be an open set with chunkiness parameter
Y(w) <. Also, let B C w be an open ball with radius > pmax(w)/2 such that w is
star-shaped with respect to B. Let Q'™ f be the Taylor polynomial of degree t — 1
of f averaged over B. Then

|f = Q" flus(w) € Clinyy diam(w)' ™ *| flae(w), 0<s<t
Here Cyp > 0 is a constant depending only on t, n, and .

Recall that the local approximation spaces ¥; contain all polynomials of degree
< A. We are ready now to prove the following theorem.

Theorem 3.2. Let U C Q be an admissible subset and 0 < s <t < A+1, s <m.
Let U’ = Ujw;, where j satisfies wi C U. Then, for any v € H'(U'), there exists
w € S, such that

[v —wll ey < Chy~*|[v]|are o
for a constant C' that depends only on the structural constants, and is, in particular,
independent of v, v, and U.

Let us notice that, by taking s =t in the above theorem, we immediately obtain
that, using the same notation, that

(19) lwllz @) < Cllvllaew)-
Also, observe that ) = U;»Vzle implies that U = U’ if U = Q.

Proof. Let h=h,, w; = wy, and so on. We shall use the notation and the results
from [9][Chapter 4] introduced before Theorem 3.1. Let w;(f) = Q' f be the
Taylor polynomial of degree t — 1 of f averaged over wj, for wj C U. We set
w;(f) = 0if t =0 or if wi ¢ U. Then, by the Bramble-Hilbert Lemma recalled
above (Theorem 3.1), we have

(20) |f = wi()lmew,) < Ch | flat ;)
with a constant C' depending only on s, ¢, and o (this is due to the fact that w;
has dimeter < h, and is star-shaped with respect to the ball w? of dimeter > oh,
so the chunkiness parameter of w; satisfies y(w;) < o™1).

Fix now v € H*(U') arbitrary. Also, let w; = w;(v) € ¥; and w = 3, pjw; € S,
the sum being taken over all indices such that w; C U. Then, using also Condition
B, Lemma 2.4, and Zj ¢; =1 on U, we obtain

(21) v —wlry <CY_ li(v - W;) 3 ()
J

< CZ Z 16Tt (o) | (0 = W) 7= () < CZ Z CoR™2 R 22 o
G =1

j =1
2t—2 2
< Ckh T|U|H‘(U’)

Summing over 0 < r < s and using 0 < h < 1 gives the desired result. [
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Let us also record, for further use, the following well known Poincaré—Friedrichs
inequality [9], Lemma (4.3.8). (See also [9], Lemma (4.3.14), and [10], Equation
(2.2), Theorem 14.1, and Theorem 15.3., or [11, 31].) The precise statement that
we need is the following.

Theorem 3.3. Assume w is an open set of diameter diam(w) star-shaped with
respect to a ball w* C w of diameter > o diam(w). Let 0 < ¢ < 1 be a measurable
Junction on w, ¥ =1 on w*, and v = [ v(x)Y(z)dr/ [ ¥(x)dz be the weighted
average of v over w. Then there exists a constant Cp that depends only on o and
the dimension n, but not on ¥ or w, such that

(22) [v = L2() < Cp diam(w)[v| g1 (w),
for allv € H'(w).

When ¢ = ¢p from Equation (18), the result above reduces to the Bramble—
Hilbert lemma. Except for the fact that Cp depends only on n and h, this result is
well known when v is the average of v over w. The more general form of the above
theorem may be useful when checking that the assumptions of Subsection 2.3 are
satisfied for a suitable sequence S, of GFEM-spaces.

Throughout this paper, C will denote a generic constant that depends only on
the dimension n.

Proof. Using a dilation and the homogeneity properties of the norms in the state-
ment, we see that we can reduce to the case h = ¢! and w* = By, the ball of
radius 1 centered at the origin. Then w C By, = Bay-1. Let ¢ be the function
appearing in the definition of the averaged Taylor polynomial Q* f, Equation (18).
Thus ¢ has support in the unit ball w* = Bj.

Recall that C' denotes a generic constant that depends only on the dimension n.
Let v € H'(w) be arbitrary. We subtract from v various constants to obtain, using
also the Bramble—Hilbert lemmma, Theorem 3.1, for / =1 and k =1,

o= lir < o= [ @@l + | [ sl -l

);

where by [ ¢(x)v(z)dr — T we mean the constant function on w with this value
(so its L? norm is a multiple of this constant, and in our case this multiple can be
bounded by a constant depending only on the dimension n).

Let a := [ t¢(2)dx and g = ¢ —a"'4, so that, in particular, [ g(z)dz = 0.
Since v = a~! [ v(z)y(z)dz, it is enough to show that

< Cllolme+ [ dle)@do=vl) < C(lullm e, +| [ s@pda—v

(23) | [ staiaa] < Cpolno

Let S"~! = 9B; denote the unit sphere of radius 1 in R™ (the boundary of the
unit ball By). Let ¢; have support in the closure of B; = w*, be constant on the ray
Rz’ N By, and satisfy fooo(¢1(rx’) —a Y(ra’))r"~tdr = 0, almost everywhere in
2’ € S"71. (Note that the function to be integrated vanishes if 7 > 2071.) Then ¢,
is bounded by a constant that depends only on the dimension. Let g1 = ¢ —a ™14
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and let G(tz') = f(f g1(ra’)yr™=tdr, so that |G(tz’)| < Ct". An integration by parts
then shows that

| @@= [ G@ovta)ial " a.

where 9, is the derivative in the radial direction. Since G(z)|z|'~" is bounded by
a constant that depends only on the dimension n, we obtain that

| [ r@)ta)da] < Clolin o,

which is the desired Equation (23), but with g replaced by g¢;. It is therefore enough
to prove

| [ 0@ - st@oteyie| =] [ fon@) - o@)v(@ia] < ol

where the first equality is due to the fact that g1 — g = ¢1 — ¢ has support in B;.
Let 0, denote the derivative in the direction of the outer normal to 00. Since
fBl [91(z) — g(x)]dz = 0, we can find V be such that AV = g; — g and 9,V =0

on the boundary of By. Moreover, |[VV| .2 < Cllg1 — g||> < C, where, we recall,
C is a generic constant that may depend only on the dimension n. Then

| [1n@) = s@lota)ds] = | [ 9V - Vo(e)da| < Clolunco.

The proof is now complete. (|

For k = 1, we shall need the following consequence of Theorem 3.2, which re-
places Assumption 9.5 of [33] and does not require the open sets involved, except
Q, to be admissible. Define

(24) SS(Q) = 8, NCe(N).

That is, S5 (Q2) consists of the elements of the GFEM-space S, with compact
support inside Q.

Recall that A € B means that the closure of A is a compact set contained in
the interior of B (i.e., A is a relatively compact subset of B). Also, recall that the
family F of subsets of {2 admissible for ¥, satisfies the v-chain condition for h,
small enough, see Subsection 2.4 and Lemma 6.5.

Our main goal in this section is to prove Theorem 3.12.

Proposition 3.4. Let U € Q1 C Q subsets of  and 6 be the distance from OU
to 0Qy. Assume that U is admissible. Then there exists C > 0, independent of 6,
v, and U, with the following property. For any u € H*(Q)) with support in U, there
exists w € S5 (Q1) such that

lu = wllar )y < Chullullr2@,),
if hy < 6.
Proof. Choose w; and w as in the proof of Theorem 3.2. We shall continue to
use the notation of that Theorem. In particular, h = h,. If h < 6, then w; =0

unless w; intersects U, which gives that the closure of w; is completely contained
in Q1. In particular, U’ C Q; and the support of w constructed above is compact
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and contained in €23. Then we can replace U with U’ in Equation (21) and we thus
obtain

|u —wllg1(0,) = llu —wlm@wy < Chllullgz@w:y = Chllullg2q,)-
This completes the proof. (I
Remark 3.5. By taking C =1 and w = 0 for h > 6, we obtain
lu = wll 1,y < OO hy |l 20,
for all v (not just for h, < 6).

3.2. The super-approximation property. The assumptions of Subsection 2.3
continue to remain valid, in particular, all the structural constants below will be
independent on v. Also, recall that we have considered in the Introduction the
bilinear form

(25) B(u,v) ::/Vu-Vvda:, u,v € HY(Q).
Q

Our approach follows the approach from [21], as presented in [33][Section 9]. See
[8, 20, 23, 24] for related results on approximation in the “sup”—norm.

Lemma 3.6. Let p be a smooth function on w; and w € ¥;. Then there exists
w € ¥; such that

(26) low — | 11wy < Chllpllwe.oe @ 1wl F1 0y

where, we recall, C>0 may depend only on the dimension n (in particular, it is
independent of w, p, and j).

Proof. We shall use the inner product induced from H'(w;). Let p € W2 (w,)
be given.

To prove the lemma, we shall assume first that w € ¥; is a constant. Let L
be the degree one Taylor polynomial approximation of p at the center of the ball
wy. Then L € ¥;, because first order polynomials are in ¥; (Condition C). Since
h <1, we obtain

o = Lllwrew;) < Chllpllwz e (w;)-
Choose W = Lw. Then

lpw — @ 1.y = llpw — Lw| ai(w,) < o = Lllwros @y 1wl o ;)

< Chllpllwz o lwll i wy)-

Assume now that w € ¥; is such that (w,1) = 0, that is, w is orthogonal in
H'(w;) to the subspace generated by constants. We then write

p=p+p",
where p is a constant function (say the value of p at the center of w*) and
(27) 0"l (w;) < CRIVpllLo (w))-

We shall choose then w = pw € ¥;, which makes sense since W¥; is a vector space.
Then

lpw — @ 1wy = lp" 0| 51 (0;) < CIVP* | oo )y 1wl L2 (w))

+ Cllp*[| Loy lwll 51 (wy) < ChIIVpllLoe () lwl] 1(w;) s
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where in the last step we have used the Poincaré-Friedrichs inequality for w; (The-
orem 3.3) to estimate |[w||p2(,,) and Equation (27) above to estimate the second
term.

For a general w € ¥, we decompose w = wy + wy with wy a constant and w,
orthogonal to the space of constants and choose w; and wy as above. Then

lpw — W1 — D2 g1 (w;) < [lpwr — D1l 1)) + w2 — D2l g1 (w))
< Chllpllw2o wpllwill m1(w,) + Chllpllwz.ec @) w2l 51 (w))
< Chllpllwzo Il 12 w;)-
The lemma is now proved. ]
Recall that we denote A € B if A, the closure of A in R?, is a compact subset
of the interior of B. Also, recall from Equation (24) that S;°(A) denotes the set of
elements in S, with compact support contained in A, for any open subset A C .

An important technical step in our proof of the Theorem 3.12 is the following
“super-approximation” result.

Proposition 3.7. Let p € W2°°(Q) and w € S,.. Then there exists w € S, such
that

(28) lpw — @ 10y < Chullpllwze @ llwl m (@),

where C' is independent of v. If w has support in Q1 € Qo and 0 is the distance
from 09y to 00, then w € S5 (Qs) for h, < 0.

As explained above, the constant C' may depend on the structural constants A,
Cj, K, m, o, and A, but is independent of h = h, and of the number N, of sets
{w;}. In particular, it is independent of the GFEM-space S, used.

Proof. Let h = h, and

N
(29) w = Z¢jo €S, w; € \I/j.
j=1

Let w; be the orthogonal projection of pw; onto ¥, in the inner product of Hl(wj).
Lemma 3.6 then shows that

(30) lpw; — @5 1 () < Chllpllwz () llwjl| 1w, )-
Moreover, we have that f (pw; —w;)dx = 0 because the constant functions are in
¥; and pw; — wj is orthogonal to ;.
Let w := ijl ¢;jw;. Then ||[V¢;|l L~ (w,) < C1/h by Equation (11) and
lpw; — ;| r2(w) < Crhllpw; — B 1w,y < CPCR?||pllwzs @) lw; 1 w)):
by the Poincaré-Friedrichs inequality (Theorem 3.3), and hence

|pw— wHHl(Q) = ||Z¢J (pw; —w; ||H1(Q < Z<||¢j||%oo(w_,)||/’wj_wj”%{l(wj)
J=1 J=1

+ IV 3 e o 05 — 8532 ) < hZHpnwmm)anJnHl(wj),
Jj=1



16 I BABUSKA AND V. NISTOR

where for the first inequality we have used also Lemma 2.4. The result will follow
now if we can prove that Z;VZI ij”%(l(wj) < C’Hw||?{1(m, for any w = Z;V:1 djwj,
as above and C' a constant independent of S =.5,. Indeed, since ¢; = 1 on wj, by

Condition D, we have w = w; on w;, and hence

N N
ol 0y =Y ||wj||?{1(w;) > Ay lwillFrn o)

Jj=1 Jj=1

by Condition C (A is the constant appearing in that assumption).
The proof of the last part is completed as in Proposition 3.4. O

3.3. Estimates on “discrete—harmonic” functions. We shall also need the

following “inverse property,” which is somewhat similar to Assumption A.3. in [21]
or Assumption 9.2 in [33].

The rest of this section follows closely the approach in the paper of Nitsche
and Schatz [21], relying also from the survey paper [33] (which in turn is based
on the paper by Nitsche and Schatz). There are, however, some differences in the
assumptions that we are using, so we include complete proofs for the convenience
of the reader. For instance, the following lemma, Lemma 3.8, plays the role of
Assumption A.3. in the Nitsche-Schatz article [21], respectively, of the Assumption
9.2 (Inverse assumption) in Wahlbin’s article. Also, the following lemma is an
analog of Lemma 5.2 of [21], respectively, of Lemma 9.1 of [33].

Lemma 3.8. There exists a constant C > 0, depending only on the structural
constants, such that

lwllzz@wy < Chy? |[wllg-i .
forall0<j<m,veZy,welsS,, and U C Q admissible for ¥,,.

Proof. Let h = h,. We have

w, w, w ”wH%QQ 14
el = sup 1w L Lot CEED 5 o
o Nolai — lwlmi@  lwlmie

by Proposition 2.5. (]

We now prove the following crucial lemma.

Lemma 3.9. Let A € A" € Q be open subsets. Then there exists C > 0 with the
following property. If w € S, and

(31) Blw,x) =0, forall x € S5(A),

then, for h,, small enough, ||w|lg1ay < Cllw|z2ary, with C depending on the dis-
tance 0 from OA and OA’, but not on v or w.

Proof. The proof is very similar to the one in [21, 33], using Proposition 2.5 in
place of Condition A.3, respectively Assumption 9.2 (“Inverse assumption”), and
Proposition 3.7 in place of Assumption A.2, respectively Assumption 9.1 (“Super-
approximation”), of [21], respectively [33].

Let A = h, be small enough. Let us chose open sets A € Ag € A; € A’ with A;
admissible for ¥, and with the distances between the boundaries comparable with
6. Also, let w € C°(Ap), with w =1 on A and w > 0 on Ay such that all the norms
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lw|lw . are bounded by a constant depending only on 8. Then, by Equation (31),
we obtain

||Vw||%2(A) < (Vw,wVw) = (Vw, V(ww)) — (Vw, V(w)w)
= (Vu, Viww =) + 3 (w, (Aw)u),

where the inner products are in L?(Ag) and ¢ € Sy (Ap). Proposition 3.7 then
gives

IVwllZz(ay < Chllwllwe.s @ lwllzag) + ClwlZzag)s
which, in turn, implies

(32) lwll g ay < C (W2 |wll g1 ay) + lwllz2(a0)):

where all the constants depend only on #. We now repeat the argument for Ay €
A; € Q (and A replaced by Ay and Ay replaced by A;), which gives

(33) [l (ag) < C(RY 2wl + lwlzaay)-
Combining Equations (32) and (33) and using also h < 1, we obtain
(34) [l ay < C(Allwllmay + Cllwllzzay))-

Then we use Proposition 2.5 to obtain that h|w|/g1(a,) < Cllw||r2(a,), With C
independent of w and v € Z. This finally gives

(35) [wllzray < Cllwl[z2(a,) < Cllwl|pzcary,
with a constant depending only on 6. The proof is now complete. O
We shall need the following simple estimate.

Lemma 3.10. Let ®(z) = log|z| if n =2, ®(z) = |z|>™™, if n # 2. Let U C Q be
an open subset. Then there exists C' > 0, independent of U, such that

®cufa) = [ B = y)uls)dy

satisfies
19 * ull grv2 vy < Cllull gy,
for anyl € Z and any u € C°(U). The constant C will depend on 2, however.

Proof. Fix U C Qand let u € C(U) C C°(Q) and v = &« u. We have Av = c,u
for some constant ¢, depending only on the dimension n (this well known fact is
proved, for example, in [11]). The generic constants below, denoted C, are allowed
to depend only on R and the dimension n.

Let O = Bg(0) be the ball of radius R > 3 diam(2) centered at the origin, where
diam(QQ) is the diameter of Q2. We shall assume that R is very large. In particular,
we shall assume that Q C Bg/3(0). Let n: [0,00) — R be a smooth function such
that n(t) = 1 if ¢t < diam(2) and 7(t) = 0 if ¢ > 2diam(§2). Let ®;(x) = n(|z|)®(x)
and define v = ®1 * u.

Then v(z) vanishes if the distance from z to € is greater than 2 diam(f2) < 2R,
so v = 0 on 00 = 9Bg(0). Also, ®(z) = P1(x) for |x| < diam(Q), and hence
v(z) = ® xu(x) for x € Q. Moreover, Av = (Adq) *x u = cu + ¢ * u, where
d(x) = A®y(z) for z # 0 and ¢(z) = 0 if |z| < diam(2). Since ¢ € L'(R"),
we have that [[¢ * ul| gigny < Cllul|gi(gny, and hence [|Av||gigny < Cllul|gigny-
Finally, since v = 0 on 90, we obtain that |[v||gi+2q) < Cllull g1 @ny, by standard
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estimates on elliptic boundary value problems (see [11] or [31], for instance). This
proves that

1@ ulv | g2y = vl llare @y < Cllull ey = Cllull g w)-

The proof is complete. O

An alternative, shorter proof of this lemma can be obtained using the fact that,
for any smooth, compactly supported function, u — w(® *u) is a pseudodifferential
operator of order —2 with compact distribution kernel [32].

We define
(36l =50 1 <y, 0£vecEw)

0 vl a0y

for any open set U, any u € L?(U), and any s € N. We define Hy *(U) to be the
completion of L?(U) in the norm ||uHHJS(U). Then H;*(U), s € N, identifies with
the dual of H§(U).

Let 6 be the distance from 0A and OA’, as before. We now prove the following
lemma.

Lemma 3.11. We keep the notation and assumption of Lemma 3.9. In particular,
we assume that w € S, satisfies Equation (31). Then, for h, small enough,

(37) lwllzzcay < Cllwllg-m(ary,
where C' is a constant depending 0 and the structural constants, but not on v.

Combining Lemmas 3.9 and 3.11, we obtain
(38) lwllgray < Cllwl[g-mar,
for h, small enough and any w € S, satisfying the assumptions of Lemma 3.9.
Proof. Let h=h, and A @ By € B; € A’ be open sets with By admissible. Note
that Lemma 3.9 gives
(39) lwllar s < Clwllzzar.

For any v € C°(A), let V := ¢, ® * v € H'*2(By), where ¢, is chosen such that
AV = v (see [11]). Lemma 3.10 then gives

(40) IVIzi+2y) < Cllvllais,y = Clvllaiay, 1€ Zy,
for some constant C' that depends only on €.
Let w € C°(By) with w = 1 on A. Since wV € C°(By) and By is admissible, we

know from Proposition 3.4 that, for h small enough, there exists x € S5 (B;) such
that

(41) |wV = Xllz1(B,) < Chl|wV |28,y < ChlIV | m2(8,) < ChllvlL2(a)-

Then, still assuming that v € C$°(A) is arbitrary and taking into account also
Equation (31), we obtain

(w,v)a = (ww,v)s = /

wwAVdr = / wwAVdr = — V(ww) - VVdz
A

Bo BO

= —/ w(?Vu) . VV+VAw)dx7/ Vw - VWV — x)dz,
Bo

B1
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for any x € S5(B1) C SS(A’), where the inner products are calculated on the
indicated sets. Then, by combining Equations (39), (40), and (41), as well as
Lemma 3.9, we obtain, for all [ > 0,
|(w,v)al < C||wHHgl*1(BO)||V||HI+2(Bl) + ChHw||H1(B1)||V||H2(Bl)
< C(HWHH(;H(A/) + hllwllL2can) 10l e ),
and hence
(42) ||w||H(;l(A) < C(Hw“H(;l*l(A/) + hllwllr2(ary)-

Next, let us choose a sequence of open sets A €@ By € By € ... € B,, € A’ with
the distances between the boundaries comparable with . Changing notation and
iterating Equation (42), using also h < 1, we obtain
(43) |lwllz2ca) < C(HwHH(;l(Bl) + hlwllr2(By))

< Ol gy + Ml o 5) <.
< C(Hw”Hgm(Bm) + hHw”L?(Bm))'

We now repeat the above reasoning. We change notation again, so that, this
time, B,, becomes Bi, then we chose as before a sequence of open sets

(44) AeB €eBye...e B, €A

We can assume that the distances between the boundaries are comparable with

6. Also, we can assume that B, is admissible, since the family of admissible sets

satisfies the v-chain condition for h small enough, see Lemma 6.5. Then we iterate
Equation (43) using again h < 1, and obtain,
|wllz2(a) < C’(”wuH;'"(Bl) + hllwllz2(s,))

< O(lwllggzm g,y + PP llwllz2(my)) < - S Clwllgom g,y + B lwlL2(,,))

< C(Hw”HO—m(B,,L) + Hw”H—M(Bm)) < C”wHH—m(Bm)v

m

where at the end we have used the inverse property ||w||z2@y < Ch™™ ||w|| g—m (1)
for any admissible open subset U C {2, (see Lemma 3.8). The proof is complete. [

3.4. The interior error estimate. The following result, the main result of this
section, is an analog of [21][Theorem 5.1] and of [33][Theorem 9.2].

Let S, be the GFEM-spaces associated to the data %, = {¢%,w?, V7 wi}
satisfying the Assumptions of Subsectio 2.3.

Theorem 3.12. Let A € B C Q be open subsets. Then there exists C > 0
with the following property. If u € HY(Q) and u, € S,, v € Zy, are such that
B(u—uy,,x) =0 for all x € ST(Q), then for h, small enough,

e = wularscay < O inf =Xl o) + llu = wll-ns) ).

The constant C' depends only on the distance from 0A to OB and the structural
constants, but not on v € Z,.

For example, u, in the above theorem could be the GFEM-approximation of u
(see Equation (54)), but our assumptions on u, are in fact somewhat weaker.
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Proof. Let A€ A; € Ay € B C §. Choose w € C°(Az) such that w =1 on A;.
Let P, be the H(f2) orthogonal projection onto S5°(A4;) € S € H'(Q2). Then on
Ay

(45) u—u, = (wu— Pi(wu)) + (Pr(wu) —u,).

Then, by the general properties of orthogonal projections, we have

(46) lwu = Py(ww) | mo) < lwulln @) < Cllullms)-
Hence

(47) lwu = Py(wu) || g=m(a,) < lww = Prwu)llm @) < Cllullms)-

Let w = Py(wu) — u,. Then B(w, x) = B(wu —uy,x) = B(u—1u,,x) = 0, for all
X € S5 (A1), and hence w satisfies the assumptions of Lemmas 3.9 and 3.11. From
this, using also Equations (38), (45), and (47), we obtain

(48) lwllzay < Cllwllg=may) < lwu = Pu(wu)|lm-mcar) + llu =l z-mcar)
< ullarsy + llw = wwll=m(ay)-
Equations (45-48) then give

v —uyllgiay < llwu— Pr(wu)||gay + |wlmra)y by (45)
< Cllullgrsy + lu—uyl|g-mea,)y by (46)-(48).

The desired result follows by replacing u and u, with u— x and, respectively, u, —x;,
with xy in § = 5,,. (]

4. DISCRETE SOLUTIONS

We assume in this and next section that Q = O, a smooth, bounded domain.
We discuss in this section a variational formulation of the boundary value problem
(1). We also prove the existence, uniqueness of the solution of this problem as well
as the estimate (2). (So we establish the well posedness of this boundary value
problem.) The discrete solutions, or GFEM-approximations to u are also defined
using the weak formulation of (1). We begin with the definition of the discrete
solutions. The results extend to the case of g with low regularity the usual results
and definitions of the weak solution and its discretization, thus, the reader willing
to accept that the theory is essentially the same as in the case g € L?(90), can
skip this section at a first reading.

Let us fix, in this section, a finite dimensional subspace S C H™(QO) containing
all constant functions. In applications, S = S, for some v € Z,, but that is not
required in this section.

4.1. Discrete solutions. Consider the usual bilinear form
(19) B(o.w) = [ Vo- Vo,

where ¢,1 € H'(O). Assume, for the purpose of this discussion, that Q = O is
smooth, so that the boundary value problem (1) is defined.

Recall that we write (u, v)go = u(v) € C for any u € H*~*(O) and v € H*~1(0)
for the “value of u evaluated at v.”
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Lemma 4.1. Assume (g,1)g0 =0 and g € H=Y/>7%(00), k < m—1. Then there
exists a unique ug € S such that (ug,1) =0 and

(50) B(US,Us) = <g,1}5|ao>ao, fO’I“ all vg € S,
for allvg € S. (Recall that S ¢ H™(O).)

Note that S € H™(O) and g € H '/27%(0), k < m — 1, guarantees that
(9,vslo0) o0 is defined.

Proof. Let Sy be the subspace of the GFEM—-space S consisting of functions yg € S
with (xo,1) = [, xo(z)dz = 0. The bilinear form B is non-degenerate on Sy (that
is, if ¢ € Sp is such that B(¢,1) = 0 for all ) € Sy, then ¢ = 0). This gives by
standard linear algebra the existence of a unique ug € Sp such that Equation (50)
is satisfied for all vg € Sp. O

Definition 4.2. If ug € S is as in the above Lemma, then we shall say that ug is
the GFEM-approzimation of the solution of Equation (1).

Similarly, if g € H'/?(0) and (g, 1)p0 = [, 9(x)dS(z) = 0, then the solution u
of Equation (1) is in H%(O), (u,1) = 0 and,

(51) B(u,v) = <gav|80>307

for all v smooth enough. Moreover, u is uniquely determined by these conditions.
This is of course, nothing but the weak formulation of the boundary value problem
of Equation (1). We now extend the formulation to the case when the data g is a
distribution.

Lemma 4.1 states only the existence and uniqueness of the discrete solution ug
of Equation (1). It claims nothing about the relation between ug and the exact
solution u of Equation (1). This will be discussed in the remaining of this section
and in the following section.

4.2. The weak solution. Let us begin with a remark that will justify the following
constructions.

Remark 4.3. When trying to extend the weak formulation of Equation (1) to g
with lower regularity (i.e., g a distribution), we face the following difficulty. Let
v € H'F(O) and w € H'7F(O) = H*"1(0)*. We can chose v,,w, € H'(O),
v, — v in the topology of H'**(0) and w, — w in the topology of H'~*(O).
Then

B(wy,vy,) = */O’LUnAUndl’ + /ao(wnb@)&,vndS(x).

Next, we notice that Av, — Av in H*71(0), and hence [, wpAvpdr — (w, Av).
Similarly, 9,v,, — d,v in H*~1/2(00). Now, if the sequence B(w,,v,) had a limit
that depended only on w and v, then it would follow that the sequence of traces
wp|oo would have a limit depending only on w. In turn, this would provide by a
continuous trace map H'~*(0) — H'/27%(90O), k > 1, which is known not to be
possible.

For the reasons just explained, we introduce, following an idea from [22], the
space H=%(0) := H™*(0) @ H~*"/2(00), where s € Z, s > 2. Intuitively, the
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second component ¢ of an element @ = (u,¢) in H*(O) should be thought of as
some sort of trace at the boundary of u. We then define

B: H'F0O) x H*(©0) - C by
(52) B({L V) = _<ua AV> + <<78VV|60>807 where
= (u,¢) € HH(O)® HY?>7%(00) = H'7*(0), k e N.

With this definition, we can now introduce weak solutions of Equation (1) for
r=1—-k, keZ;.

Definition 4.4. Let g € H-'/27%(9Q), k € Z,. We say that u € H'~*(Q) satisfies
the Equation (1) (i.e., —Au =0, d,u = g € H~Y/?27%(99Q)) in weak sense (or that u
is a weak solution of the Equation (1)) if, and only if, there exists ¢ € HY/27%(9Q)
such that

B(’EL, V) = <ga V>8(97 where = (ua C)
for all V € Htk(Q).

The pair @ = (u, ) above will also be called a weak solution of Equation (1).

Remark 4.5. The above definition of weak solutions of the Neumann problem
generalizes the classical definition. Indeed, if g is regular enough so that u € H?(O)
is a classical solution of the Neumann problem with data g (i.e., of Equation (1))
then

B<u7 V) = B(ﬂ’v V) = <g> V)(’?O
for all V€ H'**(Q), where @ := (u, u|pq). Hence u is a weak solution of Equation
(1) also in the sense of Definition 4.4.

We shall need the following simple observation.

Lemma 4.6. Let 4,1 € f[l_k(Q) = H'"*0)® H'/?>7*00), @ = (u,¢) and
@y = (u1,¢1). Then B(a,V) = B(uy,V) for all V. € HYF(Q) if, and only if,
u—uy = c and ( — (1 = ¢, where ¢ is a constant.

Proof. The subspace V := {(=AV,,V)} ¢ H*~1(O)® H*~1/2(0Q) has codimen-
sion one, by the solvability conditions of the Neumann problem. Moreover, the
solvability conditions for the Neumann problem (recalled in the proof of Proposi-
tion 4.9) show that the annihilator of V is the vector (1,1). Our assumption is

equivalent to the fact that w := 4 — @ satisfies (w,w;) for any w; € V. Since
H'7*(0) is the dual of HF=1(0) @ H*=1/2(99), it follows that @; — @ must be a
multiple of the non-zero vector (1,1) spanning the annihilator of V. O

From the above lemma, Lemma 4.6, we obtain the following corollary.

Corollary 4.7. Ifa = (u,() is a solution of Fquation (1) in weak sense (Definition
4.4) then ¢ is uniquely determined by u. Moreover, if 4; = (u1,(1) is another
solution of Equation (1), then uy — u is a constant.

The usual properties of the solutions of the Neumann problem are therefore
satisfied. The above corollary also allows us to define u|so := ¢ if (u,() is a weak
solution of Equation (1) for some g € H~/27%(90). By abuse of terminology, we
shall say that u € H'=*(0O) is a weak solution of Equation (1) if there exists ¢ €
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H~Y2-#(90O) (uniquely determined by the above Corollary) such that @ = (u, ()
is a weak solution of that equation. In this case, we shall also write

(53) B(u+uy, V) := B(@,V) 4+ B(u, V)

for any u; € H*(O). This is needed in Equation (54) below. See also (63).

Let us € S be the GFEM-approzimation of the solution of Equation (1) (as
defined by Lemma 4.1). Also, let @ = (u, () be a weak solution of Equation (1).
The extension (53) of the definition of the bilinear form B is useful because, for
example, it allows us write that

(54) B(u—ug,vs) =0, forall vg € S.

The relation (54) is then equivalent to the Definition 4.2.

Let X and Y be normed spaces with norms ||z||x and ||y||y and let By : X XY —
C be a bilinear form. Recall that B; is said to be continuous if, and only if, there
exists C' < oo such that |By(z,y)| < C|lz|x||ly|ly for all z € X and y € Y. We
shall need the following result.

Theorem 4.8. Let X and Y be reflexive Banach spaces with norms ||x||x and
lylly . Also, let By : X x Y — C be a bilinear form. Assume that

(i) Bj is continuous;

(i) There exists v > 0 such that

inf sup [Bi(z,y)l =7
lellx =1 |jy[ly <1

(i1i)  sup |Bi(z,y)| > 0 whenever y # 0.
ll]lx <1

Then for any continuous functional F' :' Y — C there exists a unique x € X such
that F(y) = B1(z,y), for ally € Y. Moreover, we have ||| < || F||/~.

This theorem is a generalization of the well known Lax—Milgram Lemma. For a
proof, see Theorem 5.2.1, page 112, of [1]. The proof in that book is an adaptation
of the proof in [17] and [19]. See also [18], page 294.

We now check that our form B satisfies the conditions of Theorem 4.8.

Proposition 4.9. Let X ¢ H'"*(O) := H'"*(0) @ H'/?>~%(d0) consist of the
pairs @ = (u, () satisfying (u,1) + ((,1)90 = 0. Also, let Y € H*(O) consist of
the functions V such that (V,1) := [, V(x)dx = 0. Then the restriction of the form
B of Equation (52) to X x Y satisfies the conditions of Theorem 4.8 for k > 1.

Proof. The bilinear form B is immediately seen to be continuous by definition of
B and its definition (Equation (52)) and by the definition of our negative order
Sobolev spaces. Therefore Condition (i) in Theorem 4.8 is satisfied.

To check that Condition (ii) in Theorem 4.8 is satisfied, we shall use the well
posedness of the Neumann problem on . Namely, we shall use the fact that, for
any v € H*=1(0) and any g € H*~1/2(90) satisfying

10+ (Lghao = [ v@da+ [ gla)asi) =0,

Q
there exists a unique V € H**1(0O) such that
(55) —AV =v, 9,V =g, and (V,1)=0.
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Moreover, there exists Cq > 0 such that
(56) IVl 20y < Calllollmr-10y + 9l ar-1/200)) -

Let now @ = (u,¢) € X € H'"F(O)@HY/?*7*(00) = (H’“_l(O)@H’“_l/Q(aO))*.
By definition, there exist v € H*~1(0) and g € H*~/2(O), not both zero, such
that

_ 1 . 1/2
(57) (@ (v,9) = (w,0) + (¢, 9ba0 = 51l (Nols-s (o) + Ioln-1/200) )+

where [|1]|? := ||u||§{1,k(0) + “C”?fl/?—k(aoy and the last paranthesis stands for the
norm of the pair (v, g) in the Hilbert space H*~1(0) @ H*~1/2(90).

If we replace v with v+ X and g with g+ A, where A denotes the constant function
equal to A € C, then the pairing (u,v) + (¢, g)9o does not change, since @ € X.
Moreover, choosing A such that [jv + )\H%,k_l(o) + g + /\||i1k_1/2(ao) is minimal
means replacing the pair (v, g) with its projection onto the orthogonal complement
of (1,1) (we have used here Equation (10)). This choice will not affect Equation
(57). We can thus assume that (v,g) L (1,1). Therefore (1,v) + (1,g9)s0 = 0, and
hence the Neumann problem with data (v, g) is solvable. Let us chose then V as in
Equation (55).

With @ = (u,¢) € X € H'7F(O) @ H'/27%(90), as above, we obtain

B(’&, V) = —<U, AV> + <C78VV‘80>80 = <U7U> + <Cvg>3(9

1 _ 1/2
> 5”“”(”“”?{%1(0) + ”9”?119*1/2(6(9)) > C”VHJQLI’““(O)'

This verifies Condition (ii) of Theorem 4.8.
Finally, to check Condition (iii) of Theorem 4.8, let V € Y C H'k(0) be such
that B(@,V) =0 for all 4 € X C H'=*(0). Then the definition of the space X as

the orthogonal of (1,1) shows that —AV = cand 9,V = ¢, for some ¢ € C. Green’s
formula gives

0=—(1,AV) + (1,0, V)90 = c(vol(2) + vol(99)),
and hence ¢ = 0. From this we next obtain that V is a constant. Since V € Y, this

constant must also be zero. O

We therefore obtain from Theorem 4.8 that the Neumann problem, Equation (1)
has a weak solution for any g € H~1/27%(90).

Theorem 4.10. Let g € H-Y?7%(90) satisfy (g,1)o0 = 0. Then there exists
@ = (u,¢) € H'=*(O) satisfying the Equation (1) in weak sense. This solution is
uniquely determined if (u,1) =0 and then it satisfies
lull r1-x0) + Kl a172-180) < Collgllm-172-r 50y
for a constant that depends only on O.
Conversely, let @ = (u, () be a weak solution of Equation (1). By taking Av =
0 and v|pp arbitrary, it follows from the definition of the weak solutions, that

9l -1/2-x 90y < ClICl gr/2-590)- Then, by taking v = 0 on JO but Av arbitrary,
we again obtain from the definition that

(58) <11 1 r2=r 00y < Cllull gr-r0)-
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Finally, this gives that
(59) 191l 7r-1/2-x 90y < Cllull g1+ (o),

as in the case k < 0 (note however that in the case k > 0, we also have Au = 0 in
distribution sense).

5. APPROXIMATE SOLUTION OF THE LAPLACE EQUATION WITH DISTRIBUTION
BOUNDARY CONDITIONS USING THE GFEM

We shall consider the same setting as in the previous sections. For instance,
S =S5, v e Z;, wil be the GFEM—-space associated to any of the data ¥,
satisfying the assumptions of Subsection 2.3. Also, Q = O, a smooth, bounded
domain, as in the previous section.

From now on, we shall fiz the weak solution u € H*7*(0), k € N, k <m —1, of
the Equation (1) satisfying (u,1) = 0. Recall from Definition 4.4 that this means
that there exists ¢ € H/27%(d0) such that @& = (u,() is a weak solution of the
Equation (1) in the sense that

(60) B(w,V) = (g, Voo, forall Ve HFO0),
where B(ii, V) = —(u, AV) + ((,8,V|s0)s0, see Equation (52). Here the data
g€ H-Y27F(0) is also fixed.
With u, (, and g as in the paragraph above, we shall define
(61) ulog :=C¢ and Jyulgg = g.

We shall think of d,u as the normal derivative of u in the direction of the outer
normal at the boundary. Recall from Equations (58) and (59), that ¢ and g above
depend continuously on w. In the forthcoming paper [6], we shall compare our
definition of a solution of Equation (1) with the definitions in [15, 26] or [28].)

We shall also assume that

(62) (u,1) = (g, 1)s0 =0,

which guarantees the existence of u and that

lull -0y + S m1/2-x 00y < Collgllm-1/2-r 00,
by Theorem 4.10.

These condition of Equation (60) imply that (u, A¢) = 0 for all ¢ € C°(0O), that
is, that Au = 0 in the sense of distributions on O. Since ¢ is determined by u, we
can write B(u,v) := B(4,v). More generally, we shall write
(63) B(u + uy,v) = B(@,v) + B(uy,v),
whenever u; € H(O). See also Equation (53). In particular,

B(u—u,,v) =0,

where u, = ug, € 5, is the GFEM-approximation of u, see Definition 4.2 and
Equation 54. This is in agreement with the results in [15] (especially Theorem 6.5)
on traces of functions w such that Aw is regular enough.

We have the following estimate.

Lemma 5.1. With u as in Equation (60) above, we have
|B(u,v)| := [B(@,0)| < Cllull g+ o) 0l a1++(0)
for any v € H'**(O) and a constant C depending only on O.



26 I BABUSKA AND V. NISTOR

Proof. By definition, using also Equation (58), we have

(64)  [B(u,v)| = | = (u, Av) + (uloo, dyv)oo| < [{u, Av)| + [(uls0, DL v)s0l
< Nullgr—+ o) 1AV g-1+x0) + [l gr2-k 00y |00 gr-1/24% (90
< Clull vy ol o).
This completes the proof. ([l
We continue with more lemmas. We have the following “inverse property.”
Lemma 5.2. We have that
(65) [wl| e o) < Bhy™ lwll a (0))
for0<s<t<m andw € S,, for a constant B independent of v.

Proof. For s = t, the result is tautologically true with B = 1. For s = 0, the result
is given by Proposition 2.5. Since O is smooth, the general case by interpolation
using the results of [15] on the interpolation properties of Sobolev spaces on smooth,
bounded domains. O

In the proofs below, we shall occasionally denote h = h,,.
Lemma 5.3. The GFEM-approximations u, satisfy
lwnllzr 0y < Chy *llull -+ o)
for a constant C depending only on O (so C is independent of v).
Proof. The Poincaré-Friedrichs inequality, Lemma 5.1, and Lemma 5.2 give
||Uu||%11(0) < CB(uy,u,) = CB(u,uy,) < Cllul| gr—x o) llww | g1+ o)
< Ch™*|lull grr-r (o) luw | 1 (0).
where in the last inequality we have used Lemma 5.2 for s =1 and h = h,,. [
This gives the following corollaries.
Corollary 5.4. Let k < \. Then the GFEM-approzimations u, satisfy

luw |l gi-x 0y < Cllullgi-+(o)

for a constant C' depending only on O. In particular, u, depends continuously on
u and Hu - UV”Hl—k(O) < CHU”Hl—k(@)

Proof. The result is well known for k& = 0 since u,, is the B—orthogonal projection
of uw onto S (this is Cea’s Lemma, see [9, 10]). We shall therefore assume that k > 1.
Let h = h,.

Let v € H*"1(0) be arbitrary. Let ¢ € C be such that [,(v — ¢)dz = 0. Then
we can find V € H**1(O) such that

AV =v—g¢, / Vdr =0, 9,V =0, and ||V gr+10y < Cllollge-1(0),
o

where C is a constant depending only on O. Also, chose w € S such that

|wllgri10y < CIV ||gr+r0y and [V —w|[g10) < CthV||Hk+1(0)~
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This is possible by Theorem 3.2. Then
(Uy,v) = (Uy,v — ) = ={uy, AV) = —(u,, AV) + (uy |90, 0, V)90 = B(u,,V)
= B(uy,w) + B(uy,, V —w) = B(u,w) + B(u,, V — w).

Using also Lemmas 5.1 and 5.3, this gives

[(uw, v)| < Cllull gr-r oy llwll grer ) + wwllmr @)V — wll g (o)
< Cllull - @ IV L zs+1 () + Ch™ ull gr-x @) h* IV [ 12+1 ()
< Cllullgri-r @IV | e+ @) < Cllull mr-royllvll ze-1(0)-
This gives the result since ||u, || g1-+(q) = sup [(uy, v)|/||v||gr-1(q), v # 0. O
Similarly,

Corollary 5.5. We have ||uy|oo||gi/2-x00) < Cllullgi-+y for a constant C
depending only on O. In particular, |[(u — u,)|o0|| gr1/2-k 90y < Cllull g1-+(0)-

Proof. The proof is similar to that of the previous corollary. Let v € H~/2t¢(90)
be arbitrary. Let ¢ € C be a constant such that fao vdS = fo cdx. Then we can

find a unique W € H'**(0O) satisfying
AW = C, / Wdx = 07 8VW =, and ”WHH"*l(Q) < C||’UHH71/2+1C(80),
o

for a constant C' > 0 depending only on . Using also Theorem 3.2, we choose w €
S such that Hw||H’€+1(Q) < OHW||H7€+1(Q) and ||W - ’UJHHl(Q) < Chk||W||Hk+l(Q).
Then, using also (u,, 1) = 0, we obtain
(uy|p0,v)o0 = (Uuvloo, 0. W)oo = (u,, AW) + B(u,, W) = B(u,, W)
= B(uy,w) + B(uy, W —w) = B(u,w) + B(u,, W — w).

Using Lemmas 5.1 and 5.3, we then obtain

l(uvloo,v)oo| < CHUHHl—’“(Q)”wHHH’“(Q) + Huu”Hl(Q)HW - w||H1(Q)
< C”U”Hl—k(ﬂ)HW||H1+k(Q) + Chik”U”Hl—k(Q)hk||WHH1+’€((9)
< C”u”Hl*k(Q)”WHHH’C(O) < CHUHH“’“(Q)”'U”H*UH’C(G(D)»

which completes the proof in view of the definition of [[u, | g1/2-x(q)- O

We now establish our main approximation results. Recall that u € H!=*(0O) is
the weak solution of Au = 0, d,u = g € H~Y/27¥(90) (Equation (60)) satisfying
(u,1) = 0 and that w,, v € Zy, are the GFEM-approximations of u, where S =
S, are the GFEM-finite element spaces associated to a sequence of data X, =
{w}’, Y, VY, w;‘”} satisfying the assumptions of Subsection 2.3. The constants C' > 0
below are assumed to be independent of S,,.

Proposition 5.6. Assume thatk+~v < X andk <m—1,~ € Z,. Then the error
u—u, € H'7F(O) satisfies

|u = wy || g1k () < OhY|lull g1+ (q),

with a constant C independent of v.
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Proof. Letv € H~'k¥+7(0) be arbitrary. Let ¢ be a constant such that (v—c,1) =
0. Then there exists a unique V'€ HT*+7(0) such that

—AV =v— C, / Vdx = 0, (’LV = O, and ‘|V||H1+k+»y(o) < C”UHH*l*kJr’Y(O)a
o

for a constant C' > 0 depending only on O.
Then, for any w € S,

(66) (u—uy,v) = {(u—uy,v—c)=—(u—u,AV)
= —(u—uy, AV) + {(u — ) |00,0,V)ao = B(u — u,, V) = B(u — u,, V — w)
= —(u— Uy, A(V —w)) + ((u — w)|s0, dw)so.
Since k+~v < XA and k < m —1, the assumptions of Theorem 3.2 are satisfied, so we

can chose w € S such that [|w]|g1+r+v(q) < OV | grerey(q) and [|[V —wl| grx o) <
ChY||V || gpi+k4+(q)- In particular,

[0y wll gr-1/24150) = (100 (V — W) || g-1/24x00) < B[V || 1+844(0)-
From ||V g14x4+(q) < Clv]| g-14+5++(0), Corollaries 5.4 and 5.5, and Equation (66),
we then obtain,

(u—uy, v)| < [lu—uy || g1-—r @) |V —wll grex @) +lu—u | g1+ @) |00 g-1/241 90y

< CRY ||ull gr—wyllvll 1454+ (0)-

The proof is complete. U

‘We then obtain.

Proposition 5.7. Assume that the local approximation spaces W; contain the
polynomials of degree X > k+~, v € Z4, and let A €@ B € O be open subsets. Then
for hy, small enough and k+~v<m+1, k<m—1, and A > 1> 1, we have

lu = w1 ay < Chy |l e sy + ChYllu = || -2 (),

where the constant C depends on the structural constants and the distance from 0A
to OB, but not on v.

Proof. Assume first that u € H'(O) and let us replace m with k+~—1 in Theorem
3.12, which is possible since k+~v < m+1 and we can always decrease m in Theorem
3.12. The use Theorem 3.12 for A € B; C B, for some admissible open subset B;
such that B C B. The result then follows from Proposition 5.6 and from

;felg = XNl (my) < ChMull g sy < Chull g ).

In general, for u € H'~*(©), the result follows by continuity, using Corollary 5.4
and Equation (3). O

We keep all our previous assumptions, the most important of which were recalled
before Proposition 5.6. In particular, the assumptions of Subsection 2.3 remain
valid. Also, recall that the local approximation spaces ¥; are assumed to contain
the polynomials of degree \. By taking I = v and using again Equation (3), we
obtain the following error estimate for the GFEM-approximation u,,.
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Theorem 5.8. Let u € H'=%(O) be a weak solution of the Neumann problem
Au=0, du=g€c H?>*00) and u, € S, be its GFEM-approzimation, where
the sequence S, satisfies the assumptions of Subsection 2.3 with k < min{\,m —1}.
Also, let Ay @ O be an open subset of the smooth, bounded domain O. Then for h,
small enough.

llu — ul,”Hl(AO) < Chz||UHILJ[14¢(O)7 v =min{\,m+ 1} — k.

The constant C' above depends only the structural constants and the distance from
0Ag to 00, but not on v.

Remark 5.9. The constant C > 0 above may depend on 7 and on the structural
constants A, Cj, K, 0, A, and m, as well as on Ay and O.

In particular, since ||ul| g1-x 0y < Cllgllg-1/2-1 90y, by Theorem 4.10, we obtain
the following corollary.

Corollary 5.10. Under the assumptions of Theorem 5.8, we have

HU' - uVHHl(Ao) < Ch’zr”g”H*l/?*k(aO)v
with C > 0 independent of v and h, small enough.

Remark 5.11. The condition that h, be small enough is not an essential restric-
tion. Indeed, by increasing the constants C in the above results, we can drop the
requirement that h, be small enough.

6. POLYNOMIAL LOCAL APPROXIMATION SPACES

In this section we shall verify that the Conditions A-D are verified if we choose
V; = Q,,, to be the space of polynomials of degree < m, 1 < m, and the boundary
of § is piecewise smooth, for a suitable covering and subordinated partition of unity.
Some results in this section are either elementary or well known. We include them
nevertheless for the benefit of the reader and for completeness.

For any ball B of radius r, we shall denote by ¢B the ball with the same center
as B and radius tr.

Lemma 6.1. There exists a constant C > 0, depending only on n, m, and M,
such that for any ball B C R™, for any Q € Q.,, and for any t € (0, M|, we have

QN 28y < C|QllL2(B)-

Proof. For any fixed B, Q — |Q|r2:p) and Q — [|Q||r2(p) are two norms on
the finite dimensional space Q,, of polynomials of degree < m, and hence they are
equivalent. This gives the result, except the independence of C' on B and t. But
all balls are affine equivalent and the L?-norm is scaled by the (square root of the)
determinant of the matrix of the affine transformation. Thus the constant C' can
be chosen to be the same for all balls B. O

This gives immediately the following corollary.

Corollary 6.2. There exists a constant C > 0, depending only on n, m, and M
such that for any ball B C R™, for any polynomial Q € Q,,, and for any t € (0, M],
we have |Q|mi:5) < ClQ|mi () and ||Q|miisy < ClQmi(5), 0 <1< m.

Proof. Use Lemma 6.1 for all derivatives Q(®), where |a| < 1. a

We now establish to the following “inverse property.”
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Lemma 6.3. There exists a constant C' > 0, depending only on n, m, and «, such
that HQ(Q)”LZ(B) < Crl"o‘|||Q||Hz(B) for any I < |a| < m, any Q € Q,,, and any
ball B of radius .

Proof. Let us prove first the result for [ = 0. That is, we need to prove that
1Q |23y < Cr=|Q]| L2 (5)-

Let By = Bi1(0) be the unit ball centered at 0. Then @ — [|Q™||12(p,) is a
semi-norm on Q,,, the space of polynomials of degree at most m, and hence it is
bounded by the norm Q — [|Q||z2(p,)- Thus Q) |[L2(s,) < C1[|Ql12(p,)- Let L
be an affine transformation mapping B; onto the ball B of radius r consisting of
the composition of a translation and a dilation of ratio r (so det(L) = r™). Then

1R 2y = det(L) Q) 0 L 2, = det(L)"*r~1*V[(Q 0 L) 2z,
< Crdet(L)r71M|Q o L 12(s,) = Cr™|Ql| 2,

for any @ € Q.
Assume now that |a] > 1> 0. Choose 8 < «, |3] =I. Then

ID*PDPQ| 2y < Cr™1* P DPQ| L2y < Cr™1N|Ql| 1y
This completes the proof. ([l
The relevant “inverse property,” implying also Condition C, now follows.

Proposition 6.4. There ezists a constant C' > 0, depending only on n, m, o, and
o, such that ||Q(°‘)HL2(Q) < C’rlf|a|\|Q||Hz(B) for any l < |a| < m, any Q € Qp,,
any ball B of radius v, and any set 0 contained in o 'B and star-shaped with
respect to B.

Proof. This follows from Corollary 6.2 and Lemma 6.3. ]
We now prove the following elementary lemma.

Lemma 6.5. Assume the data defining S is fized. Then for any k € Z4 and any
open sets Ag € A C €, we can construct admissible open sets By,..., Br_1 such
that Ay =: By € By € By € ... € By_1 € By := Ay, and Cdist(0B;,0B;_1) >
0/k, where 6 := dist(0Ay, 0Ayg), provided that Ch < 0, where C depends on k and
n only (in particular, C is independent of h).

Proof. Take k = 2, for simplicity. The general result is proved similarly or by
iterating this case. Let C = 4. Let U be the union of all open sets wj; at distance
at most 6/4 from Ay. Let J be the set of indices j such that ¢; # 0 on U and let
G be the set where >, ; ¢; = 1. We then define By to be the interior of G. g

6.1. Partition of Unity. We show in this subsection that, for a piecewise C'* do-
main €2, we can choose a sequence X, = {wY, ¢, \I!;’,w;f”}jyz”l, v € Zy, of GFEM-
data, Ujw; = (0, satisfying the assumptions of Subsection 2.3. Other examples of
sequences Y, possibly better suited for numerical implementation, will be included
in the forthcoming paper [7], where we will also discuss the numerical implementa-
tion of the GFEM for boundary value problems with distributional data.

Theorem 6.6. Let Q2 C R™ be a bounded open subset with piecewise C'-boundary
and all angles > 0. Then there exist structural constants A, Cj, o, K, A, and m
such that, for any small enough h > 0, we can construct a partition of unity {¢;}
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subordinated to the covering {w;} and satisfying all the assumptions of subsection
(2.3), in particular, satisfying conditions A(h), B, C, and D.

Proof. Let us first triangulate 2 with (possibly curvilinear) triangles T; with di-
ameters < h/2 and > Cih and satisfying the angle condition. (Recall that this
means that there exists an angle # > 0 such that all angles of the triangles are > 6,
with 6 independent of h.) Only the sides on the boundary of Q are allowed to be
curvilinear. The interior sides are required to be straight segments. This is possible
since  has a piecewise C! boundary and all angles are > 0.

We can then chose ¢ > 0 small enough and independent of h such that each
triangle will contain a ball of radius > 20h. Let x; be the centers of these balls
and let w} be the ball with radius ch and center x;. Then let w; = B(x;,h) N Q,
where B(x,r) denotes the open ball with center 2 and radius r. Our construction
shows that the balls 2w? = B(z;,20h) are disjoint.

Then Q = U w;. Let ¢j(x) = n(Jx—2,|/h), where 1 is a fixed, smooth function
7 : [0,00) — [0,1] such that n(t) = 1 for ¢ < 1/2 and n(t) = 0 for ¢t > 1. Then
10%; || L () < Cr/(diamw;)¥, for k = |a| < m, and any j = 1,..., N. Moreover,

¢; = 1 on w; and hence
Sézt

Let now v;(x) = n(|lz — x;]/(ch)), so that ¢; has support in 2w} and is equal
to 1 on wj. Define Y; =1 —1; and let ¢ = H;V:1 ¥j. Then ¢ = 0 on Uw;]
and [|0%¢;| =) < Ck/(diamw;)¥, for k = |a| < m, and any j = 1,...,N. Let
(;Bj = wq/;j + ;. An easy verification shows that we still have Zj QASj > 1, because

(1) the balls 2w} are disjoint;

(ii) (;:Sj = ¢, outside 2wy,
(iii) ¢ij =1 on 2w}, and
(iv) ¢; > 0 everywhere.
Finally, we consider the Shephard functions

¢; = (Zé)k)il B;-

Our construction shows that ¢; is a (k,Co,Ch,...,Cy,) partition of unity. More-
over, ¢; = 1 on w}, because ¢p(z) = dx; for z € W} (recall that op; = 1if k = j
and 0; = 0 otherwise). O

Some assumptions on the domain €2 in the above theorem are necessary, as shown
by the following remark.

Remark 6.7. The non-Lipschitz domain
Qo= {(z,y), —2? <y <a?a® +y* < 1,2 >0}

will have no covering {w;} satisfying the Condition A.
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